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Annual Statement for the year 2002 of the GREAT AMERICAN ALLIANCE INSURANCE COMPANY

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 3 Interest 6 7 8 9 10 11 12 13 Interest 16 17 18 19 20 21
15 Amount of
Interest Due
Amount Due and Accrued
Rate and Accrued December 31,
Used December 31 Gross Increase Current Year, Effec-
to of Current Amount Increase (Decrease) | onBondsin tive
CusIP Option Obtain Year on Received (Decrease) | by Foreign | Defaultasto | NAIC Rate
Identifi- Rate | How | Maturity Option Call | Book/Adjusted Fair Fair Bonds not During by Exchange Principal or |Desig{  Date of
cation Description * of Paid Date Date Price | Carrying Value Par Value Value Value Actual Cost in Default Year Adjustment | Adjustment Interest  |nation] Acquired | Interest
U.S. Government - Issuer Obligations
912827 J7 8... |U.S. TREASURY NOTES 6.25 2-15-03.........ccoooomrvererrcns | v [ e 6.250 | AF15 | 02/15/2003 2,185,984 2,185,000 |..100.5940 ... 2,219,666 51,590 136,563 |... 07/01/1998 | ....... 5.862
912827 L8 3... | U.S. TREASURY NOTES 5.75 8-15-03.........oovvomrrireriin | e | e 5.750 | AF15 | 08/15/2003 | .. 1,712,889 ..1,700,000 |..102.7810|...........1,747,277 |.......... 1,791,734 ..97,750 | ... 10/30/1998 | ....... 4.488
912827 N8 1.. | U.S. TREASURY NOTES 5.875 2-15-04..........ooovrvemeriins| v | o 5.875 | AF15 | 02/15/2004 | .. 1,802,941 ..1,800,000 |..105.1560|...........1,892,808 |........... 1,807,516 | .. 01/11/2001 | ....... 5.718
912827 2J 0... | U.S. TREASURY NOTES 6.25 2-15-07........ccooovveumrreeriun | e | e 6.250 | AF15 | 02/15/2007 | .. 480,547 480,000 |..114.7190 480,900 |.. 08/31/1999 | ....... 6.218
912827 4H 2.. | U.S. TREASURY NOTES 5.50 5-31-03.........ccovemmrrererirn | oreeree | e 5.500 | NM31| 05/31/2003 | .. 2,331,938 2,330,000 |..101.7500 2,349,241 07/19/1999 | ....... 5.288
912827 4K 5.. | U.S. TREASURY NOTES 5.375 6-30-03........coooommrvereriren | orreree | e 5.375 | DJ30 | 06/30/2003 | .. 119,722 120,000 |..102.0630|..............122,476 |.............. 117,956 |.. 06/16/1999 | ....... 5.855
912827 4V 1.. |U.S. TREASURY NOTES 4.75 11-15-08.......ccoooeerrrerins | v | e 4.750 |NM15/ 11/15/2008 | .. 2,731,410 2,580,000 |..109.1560 2,816,225 2,739,474 |.. 09/04/2002 | ....... 3.625
912827 5G 3.. | U.S. TREASURY NOTES 5.50 5-15-0.........cooommrrereriuen | orreree | e 5.500 | NM15| 05/15/2009 | .. 260,276 250,000 |..113.4690 283,673 261,484 02/11/2002 | ....... 4.745
912827 7L 0... | U.S. TREASURY NOTES 4.875 2-15-12.....ccocvvouerrireriens | e | o 4.875 | AF15 | 02/15/2012 | ccovoooeveccves | v | cereien 4,562,082 |........... 4,400,000 |..108.5940|........... 4,778,136 |........... 4,565,000 11/18/2002 ....... 4.377
912828 AJ 9...| U.S. TREASURY NOTES 4.375 8-15-12......cccccoeomurremeriuns | vseree [ e 4.375 | AF15 | 08/15/2012 | ...covcvecverne | cvvrries 2,050,098 2,000,000 |..104.5310 2,090,620 2,050,313 12/13/2002] ....... 4.058
0199999. | U.S. Government - ISSUET ODlIGAtIONS.............uuuriueririesereesserieesesesseceies e sess s sesesssnsssssnsssssneens | cesessa 18,237,887 |......... 17,845,000 | ... XXX...... [cocveeene 18,850,620 |......... 18,383,284 |........291,315 |........646,221 |.........(46,937) | ..ccoccoceccc0 | o0 [ XXX XXX..... XXX.....
0399999. | Total - U.S. GOVEIMMENL............orieuiriesieriessereeesereesseseessesess s snenens | crnessa 18,237,887 17,845,000 | ... XXX...... [cocveeene 18,850,620 |......... 18,383,284 |........291,315 |........646,221 |.........(46,937) | ...cococccecccc0 | v 0 [ XXX [ XXX..... XXX.....
Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their Political Subdivisions - Issuer Obligations
New Jersey
646139 AK 1.. [N J TURNPIKE AUTH SR E 5.875 1-1-08 [ [ .110.4520]................ 44,181 1175 02/25/1974 | ....... 5.875
NEW JBISEY.....vrieririieseeisiisiissisenicrsni s sneennen XXX 175 | eeeen2,350 |0 e 0 | 0 XXX XXX..... XXX
Total States and US..........ocueeeeeeeeeeeeeeeeeeeeeeteeeeeeeeeeeevs e XXX, 1,175 [ eeieieni2,350 | vl [0 | 0 XXX XXX..... XXX
2599999. | Special Revenue & Assessment Obligations - Issuer Obligations.. XXX... 1175 2,350 [0 [0 |0 XXX XXX..... XXX.....
3199999. | Total - Special Revenue & Special Assessment Obligations XXX...... AT 2,350 e [0 |0 XXX XXX..... XXX.....
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
United States
291011 AF 1.. [EMERSON ELEC 5.50 9-15-08 NC ‘ ........ ‘ 5.500 ‘SM15 09/15/2008 500,000 [..109.1580 545,790 498,705 ...8,007 09/11/1998 | ....... 5.534
441812 FY 5.. |HOUSEHOLD FIN 6.40 6-17-08 MTN NC.......oocooocruimeniees | corries | e 6.400 | DJ17 | 06/17/2008 500,000 | ..106.6340 533,170 507,515 |.. 1,244 |.... 09/04/1998 | ....... 6.193
UNIEd SEALES. ... s ..1,000,000 |...XXX...... ....1,078,960 9,341 |.........59,500 |...cooerene(589) o0 | 0 [ XXX XXX..... XXX.....
3999999. | Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations.............ccceeuerenseeenscesccensseserencens ..1,000,000 |.... 1,078,960 |........... . 9,341 |.........59,500 |..............(589) | cevrrrvreieccl0 | 0 [ XXX XXX..... XXX
4599999. | Total - Industrial & Miscellaneous (Unaffiliated)............c.couereeirriineriessriisscrisscrisseniennns ..1,000,000 |...XXX...... ...1,078,960 |........... 1,006,220 29,341 |..i59,500 | (589) o0 |0 [ XXX XXX..... XXX.....
Totals
\ 5499999, | Total - ISSUET ODIGATIONS. ...vcc.r..ruuererrrreeeesssssssseeerseeesssssssseesessssessssssssessssessssssssssseesssssssssssssssssssssessssssseees | 19,281,798 |......... 18,885,000 [...XXX......[.ceceeens 19,973,761 |......... 19,429,504 |........ 301,831 [..ooveeee 708,071 |........ (Y7L (I 0 XXX e XXX...o. [ XXX |
\ 6099999. | Grand TOtal - BONS.....ooooccvvvveesssevsreessessssseessssssseesssssssseesssssssssesssssssssess s ssssess s sssssssess s [oerrere 19,281,798 |......... 18,885,000 |... XXX......| coveee 19,973,761 |......... 19,429,504 |....... 301,831 |....ceo 708,071 |......... (A7 — U] —— 0 | XXX ... XXX..... |... XXX.....
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Annual Statement for the year 2002 of the GREAT AMERICAN ALLIANCE INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 1

Showing all PREFERRED STOCKS Owned December 31 of Current Year
5 6 7 8

1 2 3 4 9 Dividends 12 13 14 15
Rate per 10 1 Increase
Par Share Used Increase (Decrease) by
CUsIP Number Value Rate Book/Adjusted to Obtain Amount (Decrease) Foreign NAIC
Identifi- of per per Carrying Fair Fair Actual Declared but Received by Exchange Desig- Date
cation Description Shares Share Share Value Value Value Cost Unpaid During Year Adjustment Adjustment nation | Acquired

NONE
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Annual Statement for the year 2002 of the GREAT AMERICAN ALLIANCE INSURANCE COMPANY

SCHEDULE D - PART 2 - SECTION 2

wned December 31 of Current Year

Showing all COMMON STOCKS O
7 5

1 2 3 6 7 Dividends 10 11 12 13
Rate per 8 9 Increase
Share Used Increase (Decrease)
CUsIP Number Book/Adjusted to Obtain Amount (Decrease) by Foreign NAIC
Identifi- of Carrying Fair Fair Actual Declared but Received by Exchange Designation Date
cation Description Shares Value Value Value Cost Unpaid During Year Adjustment Adjustment (a) Acquired
Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated)
United States
30303#107........ FACILITY INSURANCE HOLDING CORP CLA................. [ 4,375.000 [..oocoviiirinnnn. PROCH I 0.619
United States o]
6799999. [ Total - Common Stocks - Banks, Trust and Insurance Companies (Unaffiliated).....
Common Stocks - Industrial and Miscellaneous (Unaffiliated)
United States
170032 114........ CHIQUITA BRANDS INTNL WT 03-19-09.......ccccevnnvvnne. [ 2,929.000
UNited SEALES. ... e
6899999. [ Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)
7099999. [ Total - COMMON SEOCK. ....c.viiiiceee i ..
7199999. [ Total - Preferred and Common StOCK.........oviiuiiiiiiicsicce e
(@) For all common stocks bearing the NAIC designation "U"provide: the number of such issues............... 0, the total $ value (included in Column 6) of all such issues §.............. 0.




Annual Statement for the year 2002 of the GREAT AMERICAN ALLIANCE INSURANCE COMPANY
SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year
7} 5

1 2 3 6 7 8
Number Paid for
CusIP Date of Shares Accrued Interest
Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value and Dividends
Bonds - U.S. Government
912827 4V 1.............. U.S. TREASURY NOTES 4.75 11-15-08........cvveririeerreiereeens | e 01/18/2002..... [MCDONALD & CO....c.ouiieiiciriieiiieieieeieineeeieeeeeeesiesstensessesesnsens | eensseennsnsssssssssssssesssessssessssensessnnes | ennnnsennssnnensesnnessennnsesss 290,898 [ rorivririiiirisiiessiesn 250,000
912827 4V 1.... ... |U.S. TREASURY NOTES 4.75 11-15-08........covrrrieirrieieirennns | e 09/04/2002.... [ISIGROUP INC............... . . ..1,000,000 |..
912827 4V 1.... ... |U.S. TREASURY NOTES 4.75 11-15-08........ccovrrrieieirierrirennns | e 09/04/2002.... [BEAR STEARNS & CO. INC... | | .1,077, . A,
912827 5G 3............... |U.S. TREASURY NOTES 5.50 5-15-09...... B 02/11/2002.... [BEAR STEARNS & CO. INC... | | e
912827 7L 0..... ... |U.S. TREASURY NOTES 4.875 2-15-12......coeuvrnrrirerieisirennns | e 07/15/2002.... [ISIGROUP INC................... | | e
912827 7L 0. ... |U.S. TREASURY NOTES 4.875 2-15-12......coceuvrurrnirereniirennns | e 07/16/2002.... [ISI GROUP INC....
912827 7L 0. ... |U.S. TREASURY NOTES 4.875 2-15-12......coceuvrunrreereninrennns | e 11/18/2002.... [IMCDONALD & CO...
912828 AJ9......cco.e.. U.S. TREASURY NOTES 4.375 8-15-12.... ....12/13/2002.... [ISI GROUP INC....

0399999. [ Total - Bonds - U.S. Government

6099997. [ Total - Bonds - Part 3..............

Common Stocks - Industrial and Miscellaneous
United States

170032 114................ CHIQUITA BRANDS INTNL WT 03-19-09.. ....03/19/2002

UNH A SIS . ..ttt etttk ettt ettt ettt ettt et bsbbesesebererereree s ennane

6899999. [ Total - Common Stocks - Industrial & Miscellaneous.

7099997. [ Total - Common Stocks - Part 3........ccccccevivevcvennenen.

7099998. [ Total - Common Stocks - Summary Item from Part 5.

7099999. [ Total - Common Stocks..................

7199999. [ Total - Preferred and Common Stocks...........

114

7299999 | Total - Bonds, Preferred and COMMON SIOCKS ..o e T
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Annual Statement for the year 2002 of the GREAT AMERICAN ALLIANCE INSURANCE COMPANY

SCHEDULE D - PART 4
Showing aII Long-Term Bonds and Stocks SOLD REDEEMED or Otherwise DISPOSED OF Durlng Current Year

1 2 3 7 8 11 12 13 14 15 16
Increase Foreign Interest
Book/Adjusted (Decrease) Exchange Realized Total on Bonds Dividends on
CUsIP Number Carrying Value Increase by Foreign Gain Gain Gain Received Stocks
Identifi- Disposal of Shares Par Actual at Disposal | (Decrease) by | Exchange (Loss) on (Loss) on (Loss) on During Received
cation Description Date Name of Purchaser of Stock Consideration Value Cost Date Adjustment Adjustment Disposal Disposal Disposal Year During Year
Bonds - U.S. Government
912827 G55...... U.S. TREASURY NOTES 6.375 8-15-02 08/15/2002 [REDEEMED............cooveerirreeeienienns | e [ e 1,250,000 | ......... 1,250,000 | ......... 1,259,883 | ......... 1,250,000 0
912827 T8 5...... U.S. TREASURY NOTES 6.50 5-15-05............... [ 11/08/2002 [ MCDONALD INVESTMENTS. 11,108,594 | .........1,000,000 | ......... 1,068,940 ..1,046,011 |.. .0
912827 T8 5...... U.S. TREASURY NOTES 6.50 5-15-05............... [ 12/13/2002 [ ISI GROUP INC...........cccoovrrrirrirrrrinne. .1,986,891 ...1,800,000 ren 1,879,779 .0
912827 X8 0...... U.S. TREASURY NOTES 6.875 5-15-06.. .101/18/2002 | MCDONALD & CO.. ...127,309 |............115,000 |...........115,557 |............ 115,409 .0
912827 323...... U.S. TREASURY NOTES 5.50 2-28-03.... 01/18/2002 | MCDONALD & CO.. oo 103,656 | ............100,000 | ........... 101,367 [............ 100,421 .0
0399999. | Total - Bonds - U.S. GOVEIMMENL. ... ..iuitiiiii ittt ettt ettt ettt se e et snses e s snnsse st st sns e et sssnssssesssnsssssessnnssssnsnssssssss | snesenes 4,576,450 | .........4,265,000 |.........4,469,839 | ......... 4,391,620 0
Bonds - States, Territories and Possessions
Texas
882716 WJ 8..... | TEXAS PUBLIC FIN GO 5.60 10-1-02................. [ 10/01/2002 [REDEEMED...........c.oooiiiiiininininions | corinnsnisisisiienns | ooeneenees 700,000 697,333 | ... 700,000 |85 | O [ O | O [0 KEPA[
TEXAS. ...t ....700,000 ...697,333 700,000 |85 | O [ O | O [0 39,200 |....... XXX........
Total States and US v |oennr.. 700,000 ...697,333 700,000 |85 | O [ O | O [0 39,200 |....... XXX........
1799999. | Total - Bonds - States, Territories & POSSESSIONS. .. .....iiuiiiiiiiii ittt ittt ss et sns s s ses s ess st st ensessnessssssnsensessniss | sossssseneas 700,000 697,333 |.....oc.... 700,000 J..oooooeeeen285 | i O O O [ 0 39,200 |....... XXX........
Bonds - Special Revenue and Special Assessment
New Jersey
646139 AK 1...... N J TURNPIKE AUTH SR E 5.875 1-1-08........... {01/01/2002 [ SINKING FUND PAYMENT..........c.ooo. | oo [ 10,000 ............10,000 {..............10,000 |........... 10,000 | ...oooooooveeeeO | oo O [ O 0 0 204 |
NEW JEISEY...vivivirieiiiiiieeeeecice .. .. . .. .0 ].. 0. L0 .. 0. .0 . 294 ... XXX........
Total States and US.........ooooiiiiiiicnen B .10, .10, . ] w10, . 0. 0]. 0. 0. .0 . 294 ... XXX
3199999. [ Total - Bonds - Special Revenue & ASSESSMENT........coiiiiiiiiiiiicieeescesesessssensssnenssnensnsnssensnensssnensnsnensns | eenenenenes 10,000 | ov........ 10,000 |..............10,000 {.............10,000 | ....cooeece0 | oo O [ 0 e 0 [ 0 204 [ XXX........
Bonds - Industrial and Miscellaneous
United States
370425 QT 0..... GMAC 6.00 2-1-02 NC....ooviiviiiiiccccees [02/01/2002 REDEEMED 500,000 |............ 500,000 500,000 | ..ooooooeeeeee(B3) | o0 [ 0 | O [0 15,000 [.oiiiiiinnn
United SEAtES. ...t v [e.....500,000 .500,000 500,000 | ..ooooooeeeeee(B3) | o0 [ 0 | 0 [0 15,000 |....... XXX........
4599999. [ Total - Bonds - Industrial & Miscellaneous ....500,000 ..500,000 500,000 | ..ooooooeeeeee(B3) | o0 [ 0 | O [0 15,000 |....... XXX........

6099997. | Total - Bonds - Part 4..........ccccconeee... cereenD) .........5,475,000

[T ST T 1Tt o — 5,786,450 | ......... 5,475,000
Common Stocks - Industrial and Miscellaneous
United States
170032 106...... CHIQUITA BRANDS INTERNATIONAL, INC...... [03/19/2002] NON-TAX EXCHANGE...
U SEAEES . ..ttt
6899999. [ Total - Common Stocks - Industrial & Miscellaneous...
7099997. [ Total - Common Stocks - Part4..........cccoovvvveininnnnn
7099998. | Total - Common Stocks - Summary Item from Part 5..
7099999. | Total - Common Stocks....................
7199999. [ Total - Preferred and Common Stocks.........
7299999. | Total - Bonds, Preferred and Common Stocks

....5,601.620 |
......... 5.601.620
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Annual Statement for the year 2002 of the GREAT AMERICAN ALLIANCE INSURANCE COMPANY

SCHEDULE D - PART 5

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year and Fully DISPOSED OF During Current Year
3 5 6 7 8 9 10 11 172

1 2 3 13 14 15 16 17
Par Value Increase Foreign
(Bonds) Book/Adjusted | Increase | (Decrease) | Exchange | Realized Total Interest and |  Paid for
CUsIP or Number of Carrying Value | (Decrease) | by Foreign Gain Gain Gain Dividends | Accrued
Identifi- Date Disposal Shares Actual at Disposal by Exchange | (Loss)on [ (Loss)on (Loss) on Received | Interest and
cation Description Acquired Name of Vendor Date Name of Purchaser (Stocks) Cost Consideration Date Adjustment | Adjustment | Disposal Disposal Disposal | During Year [ Dividends
Common Stocks - Industrial and Miscellaneous
United States
170032 8009...... CHIQUITA BRANDS INTERNATIONAL.......... [03/19/2002] EXCHANGE.........cc.ccovrnenn. [05/28/2002] PROVIDENT SEC ...............
United States. .....oooiiiiicesc s
6899999. [ Total - Common Stocks - Industrial & Miscellaneous...
7099998. [ Total - Common StOckS. .....coviiiiiiiiiiicceines
7199999. [ Total - Preferred and Common Stocks.........
7299999. | Total - Bonds, Preferred and COMMON SIOCKS...............v.euivieeeeeiieieteieieieee ettt ettt ee et ees et eeeeaseeeeacseees




Annual Statement for the year 2002 of the GREAT AMERICAN ALLIANCE INSURANCE COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
3 3 5 6

1 2 7 Stock of Such
NAIC NAIC Valuation Company Owned by
Company Method Do Insurer's Insurer on Statement Date
Code or Alien (See SVO  [Assets Include Intangible[ Total Amount 8 9
CUsIP Description Insurer Purposes and Assets Connected of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures with Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Number manual) Company's Stock? Assets Value Shares Qutstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Indirectly by Insurer on Statement Date
Total Amount of 5 6
Name of Company Listed in Intangible Assets
CUSIP Section 1 Included in
Identifi- Which Controls Lower-tier Amount Shown in
cation Name of Lower-tier Company Company Column 6, Section 1 | Number of Shares | % of Outstanding

NONE

El4
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Annual Statement for the year 2002 of the GREAT AMERICAN ALLIANCE INSURANCE COMPANY
SCHEDULE DA - PART 1

Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 Interest 7 8 9 10 11 12 Interest 15 16 17
5 6 13 14
Increase Amount Due and
Increase (Decrease) Accrued Dec. 31
CUsIP Book/Adjusted | (Decrease) by Foreign of Current Year Gross Paid for NAIC | Effective
Identifi- Date Name of Rate | How [ Maturity Carrying by Exchange Par on Bonds not in Amount Accrued | Desig- Rate
cation Description Acquired Vendor of Paid Date Value Adjustment Adjustment Value Actual Cost Default Received Interest nation | of Interest
Exempt Money Market Mutual Funds
United States
825252 30 7.. | AIM Short-Term Investments Trust Treasury Portfolio.......... [12/18/2002] The Bank of New York........ccooovvvcooosrrvienene. [..1.240 TMtly.. [12/31/2003
United States
7799999. [ Exempt Money Market MULUAI FUNAS. ........o.iiiiii ettt ettt o1ttt et ettt s s st et b bt st st et es et s et s s s anane
Class One Money Market Mutual Funds
United States
825251 84 6.. | AIM Short-Term Investments Co. Prime Portfolio................. [12/10/2002] The Bank of New York........ccooovvvccoosrriverene. [..1.200 [Mtly.. [12/31/2003] ............ 156,433 | oo (O (] I 156,433 |..ccoocenee 156,433 [ (O P [ IS 0.t [ 1.200
DO SIS .ttt E ettt entenes | cerreninens 156,433 | oo (O (] I 156,433 |..ccoocenee 156,433 [ (O P [ IS 0 [..XXX. [..... XXX.....
7899999. [ Class One Money Market MULUAI FUNGS. ... ittt snesstsnesnene | conssnnennns 156,433 | oo (O (] I 156,433 |..cccoocenee 156,433 [ (O P [ IS 0 [.XXX. [..... XXX.....
8099999. [ Grand Total - Short-TerM INVESIMENES. ...ttt snesninns | connieniens 172,433 | (@)ccivvvannnnne [V I 0 f . 172,433 | .o 172,433 [, [ 9,168 | ..o 0 [..XXX.|..... XXX.....
(@) Includes S............... 0 other than accrual of discount and amortization of premium.
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Sch. DB-Pt. A-Sn. 1

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch.

Sch

E16, E17, E18, E19, E20, E21,

NONE

DB-Pt. A-Sn.

NONE

DB-Pt. A-Sn.

NONE

DB-Pt. B-Sn.

NONE

DB-Pt. B-Sn.

NONE

DB-Pt. B-Sn.

NONE

DB-Pt. C-Sn.

NONE

DB-Pt. C-Sn.

NONE

DB-Pt. C-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. D-Sn.

NONE

DB-Pt. E-Sn.
NONE

1
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SCHEDULE DM

For bonds and preferred stocks owned as of December 31, state the aggregate statement (admitted) value,
the aggregate fair value, and the aggregate difference, if any, between them.

1 2 3
Excess of Statement over
Statement (Admitted) Fair Fair Value (-), or Fair
Value Value (a) Value over Statement (+)
1o BONAS ettt | ettt 19,454,231 | oo 20,146,194 |.oooviieeeece 691,963
2. Preferred STOCKS. .....c.criiiieieieccier e | e [0 TP [0 TR 0
B T0tAIS . ettt | shreeeh et ettt 19,454,231 | i 20,146,194 | 691,963

(a) Amortized or book values shall not be substituted for fair values. Describe the sources or methods utilized in determining the fair values.

Generally, market values for publicly traded investment grade bonds were obtained from Interactive Data Services, Inc., a national and municipal security pricing service or

EJV Partners, L.P., a national and taxable municipal security pricing service. Market values for privately placed investment grade bonds were obtained from broker quotes

or determined by comparison to similar investments in the public market by security analysts of American Money Management Corporation, manager of the Company's investment

portfolio. Market values for preferred stocks and non-investment grade bonds were obtained from the Securities Valuation Office of the National Association of Insurance Commissioners.
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SCHEDULE E - PART 1 - CASH
2 3

1 4 5
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Interest During Year Current Year Balance
Open Depositories
The Bank of New YOrK.........cooocoveeeeeeiiieceeeeeeeeee New York, NeW YOrk.........ccceeveiieeeeeeeeeeeeeeeeeeeneees | e 0.230
The Provident Bank ._Cincinnati, Ohio.......

0199999. Total - Open Depositories

0399999. Total Cash on Deposit.

0599999. Total Cash

1. January.......cccoeeee. 10. October..........c.......
2. February... o 11. November. .
3. March........ccoceunee. 12. December.............

E24
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SCHEDULE E - PART 2 - SPECIAL DEPOSITS

1 2 3 5 6 7
Line Par or Book Statement Fair
Number Type Description of Deposit Where Deposited and Purpose of Deposit Value Value (a) Value
SPECIAL DEPOSITS WHICH ARE NOT FOR THE BENEFIT OF ALL POLICYHOLDERS
Arizona
AZ00001. U.S. TREASURY NOTES 5.50 5-31-03.......cocooiererieeeteteeete e BNY WESTERN TRUST,AZ RSD FOR WC BY INS CODE, SECTION 23-961........ 110,000 | cooveveeeeeeeeceeeee e 110,091 | oo 111,925
AZ00002. . |U.S. TREASURY NOTES 4.375 8-15-12.. BNY WESTERN TRUST,AZ RSD FOR WC BY INS CODE, SECTION 23-961 ....400,000 |. .410,019 |. ..418,124
AL 2o ooy 510,000 520,110 530,049
Arkansas
AR00001. U.S. TREASURY NOTES 6.25 2-15-03........cococeereeerererecereeeeceereseesneeenenenenennnn. | REGIONS BANK,AR RSD BY INS CODE, SECTIONS 23-63-206(1)(B) AND (C)..... [ ovovveveveceeccceieieieeeee 100,000 | o 100,045 | oo 100,594
AR00002.|. . [U.S. TREASURY NOTES 6.25 2-15-07.... X .30, .34,415
AR00003.]. . [U.S. TREASURY NOTES 4.75 11-15-08.. . 1)( N .15, , .16,373
AR00004. U.S. TREASURY NOTES 4.875 2-15-12. ..ottt REGIONS BANK,AR RSD BY INS CODE, SECTION 23-63-206(1)(C)....vvverereiens | e 5,000 | 5184 | 5,429
e T Y Yooy 151,143 156,811
California
CA00001. BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1, ...............
CA00002.|. .| SECTIONS 11690 TO 11719.....viiieieeceeceeeecte e
CA00003.|. BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CAO00004. |. .| SECTIONS 11690 TO 11719.....viiieeieeceeceeecte e
CA00005. |. BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CA00006. |. .| SECTIONS 11690 TO 11719.....viiieeeeeeceeeecte e
CA00007. BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CA00008. SECTIONS 11690 TO 11719.....eviiceeeeeeeeeeeecte ettt
CA00009. |. BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CA00010.|. .| SECTIONS 11690 TO 11719......viiieeeeeeeceeeecte e
CAO00011. BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CA00012. SECTIONS 11690 TO 11719.....cviiceeieeeeeeeeeecte ettt
CA00013.|. . TREASURY NOTES 4.875 2-15-12.. BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CABDDTA. | veeeeceeeeeeeereieieieeeeas | ettt .| SECTIONS 11690 TO 11719.....viiieeeeeeceeeecte e
CA00015.|. . TREASURY NOTES 4.375 8-15-12.. BNY WESTERN TRUST,CA RSD FOR WC BY INS CODE, ARTICLE 1,
CA00016. SECTIONS 11690 TO 11719.
CA99999.
Delaware
DE00001.
DE99999. ..
Florida
FL00001. .S. TREASURY NOTES 6.25 2-15-03.........coeveicrerereeeieieeecie et WACHOVIA BANK,FL RSD BY INS CODE, SECTION 624.411..........ccccoevevererennae
FL00002. |. .S. TREASURY NOTES 4.75 11-15-08.. . | WACHOVIA BANK,FL RSD BY INS CODE, SECTION 624.411....
FL00003. . TREASURY NOTES 4.875 2-15-12
FLO9999.  FIOTIA ...ttt ettt ettt et e ettt et et e s st ettt e s et et es et cb bt en st et en s ea et s ettt en e steb s enaesenans
Georgia
GA00001.] oo B [U.S. TREASURY NOTES 4.875 2-15-12
GAD9999.  GEOMGIA. .ttt ettt ettt ettt ettt ettt sttt et ettt h et ettt et ettt et e e Ae bttt bbbt ettt bbbt ettt erer e er e anees
Idaho
1D0000T.[............... B [U.S. TREASURY NOTES 6.25 2-15-07.c...cvvcoocoocesecescescsnesncssncesneenesniesnesnessneencnn. WELLS FARGO,ID RSD BY INS CODE, SECTION 41-317 oo | everiesriesnieseesesniesnenniennenn30,000 [ eooooicoioiiioiceiciieenn50,056 oo,
[T Ee T T o Yooy IPTo T OO LV I I T ST [ ———
Kansas
KS00001.]. .S. TREASURY NOTES 5.375 6-30-03.. FIRSTAR BANK,KS RSD BY INS CODE, SECTION 40-256.....
KS00002. . TREASURY NOTES 4.75 11-15-08.. FIRSTAR BANK,KS RSD BY INS CODE, SECTION 40-256. ..
KS09999.  KANMSAS. ....u.tieeitctete ettt ettt ettt etctetete s st ceetetesesssesteteseenscaeheseseesesehetessoesehetess s seseiessisisiesesesssssetesesesosss fesessssesesesesssssssesesssisssssiesessssssesesessssssesessssssssesesesssissssesesssisssisesetssisssesesssosssseserasissies
Louisiana
LA00001. TREASURY NOTES 6.25 2-15-03........ouoveiiceeieieeieeeeeecte e HANCOCK BANK OF LOUISIANA,LA RSD BY INS CODE, SECTIONS.......ccccooeeeee | overeeeieeeeeeece e 70,000 [ ceoveveieeeeeeeeeeeece e 70,032 [ oo 70,416
LADD0D02Z. | .ottt | oottt ettt sttt et ettt es st et et et e st ettt s es et ettt e s b eh bt en sttt es ettt ennseaet et s nanteberan s 1021 TO 1025ttt sttt es st ssnsseebessnensssesenns | eresssctetesesenssscsetessseesseetes s enssaenans 0 | 0 | 0
LAD9999.  LOUISIANMA. ... .. ceeveteeitetett ettt ees et tesctet et eseceetetesessetesseessstesesssssesessesetesessssesessesssetesssesesesessesetesssesesessesesesesanse  fesesssssesesessssssesesssissssesessssssesesessssesesesssssesesesessssssesesesesssssesesssossssesesosossssesesesasnse | ereresossiseterisstetasissstetasasnns 70,000 [ oo 70,032 [ oo 70,416
Massachusetts
[ MA000OT.]....ce.e....e. B [U.S. TREASURY NOTES 6.25 2-15-07........ooorvoeereemeeeereeereneeeeseeeeeseesessersessseen s [ STATE STREET BANK,MA RSD BY GEN LAWS, CHAPTER 152,......coooerveervceeree | cooeemreeerremereenrenrrsneresnenen 170,000 | oo 170,193 | oo, 195,022 |
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1
Line
Number

3

Description of Deposit

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

Where Deposited and Purpose of Deposit

5
Par or Book
Value

6
Statement
Value (a)

MAO00002.

MAQ0003. |.

MA00004.

...... TREASURYNOTES55053103

. | STATE STREET BANK,MA RSD BY GEN LAWS, CHAPTER 152

SECTIONS 61 AND 62 AND CHAPTER 175 SECTION 151......ccoiviiiiviiiicicinne

SECTIONS 61 AND 62......coiiiiiiiiiiiicisisiic

MA99999.

Nevada

NV00001.

NV99999.

New Mexico

NM00001.
NM00002.
NM00003.

NM00004. |.
NM00005. |.

NM00006.

U.S. TREASURY NOTES 4,875 2-15-12. ...

. TREASURY NOTES 4.375 8-15-12..

|DEUTSCHE BANK,NM RSD BY INS CODE, SECTIONS 59A-5-18 AND.

D9A-5-19. e

NM99999.

North Carolina

NC00001.

NC00002. |.

NC00003.
NC00004.

NC99999.

Oregon

OR00001.
OR00002.
OR00003.

.S. TREASURY NOTES 6.25 2-15-03.........coiiiiiiicicicssseseseecsssninins
.S. TREASURY NOTES 6.25 2-15-07......c.cviiiniiiicicicnicseeseecissseinis
. TREASURY NOTES 4.75 11-15-08..

US BANK OF,OR RSD BY INS CODE, SECTION 731.624(3).........cccceeuvvuvirirninnns
US BANK OF,OR RSD BY INS CODE, SECTIONS 731.628(1) AND 731.628(2)......
US BANK OF,OR RSD BY INS CODE, SECTIONS 731.628(1) AND 731.628(2).....

....100,000

105,868

109,156

OR99999.

...................................... 375,000

e 381094

e 406,976

South Carolina

SC00001. .

SC00002.

.S. TREASURY NOTES 4.75 11-15-08..
. TREASURY NOTES 4.875 2-15-12..

BANK OF AMERICA,SC RSD BY INS CODE, SECTION 38-9-80....
BANK OF AMERICA,SC RSD BY INS CODE, SECTION 38-9-80

....135,000
....105,000

114023

SC99999.

...................................... 240,000

Texas

. TREASURY NOTES 4.875 2-15-12

Virginia

VA0000T. [.ocovvveeeeee = T [U.S. TREASURY NOTES 6.25 2-15-03.....ccciosireceisssriessscece e sssssse e

VA99999.

Virginia.......ccooeevivienenes

XX99999. Total - All Special Deposits NOT Held for Benefit of all Policyholders, Claimants, & Creditors of the Company

SPECIAL DEPOSITS WHICH ARE FOR THE BENEFIT OF ALL POLICYHOLDERS

Ohio
OHO00001. |......coevve. =T U.S. TREASURY NOTES 6.25 2-15-03.........cuiuriririecieieiieeeieesi e THE PROVIDENT BANK,OH RSD BY INS CODE, SECTIONS 3929.01, 3929.07,...
OHO0002. [ .. [ oottt 3929.08, 3929. 11 ..ottt
OH00003.|. . |U.S. TREASURY NOTES 4.875 2-15-12.. . | THE PROVIDENT BANK,OH RSD BY INS CODE, SECTIONS 3929.01, 3929.07.... | ....
OHOO004. | ... [ e v | 392908, 392911t s
OH00005. . . |U.S. TREASURY NOTES 5.50 5-31-03 . | THE PROVIDENT BANK,OH RSD BY INS CODE, SECTIONS 3929.01, 3929.07.... | ....
OHOO00B. | .....vvoeceieenieieieiees [ e re | 392908, 392911
OH00007.]. . |U.S. TREASURY NOTES 5.875 2- . | THE PROVIDENT BANK,OH RSD BY INS CODE, SECTIONS 3929.01, 3929.07.... | ....
OHOO008. | .....ocvoeeiecereneireneireieines [ e cee | 392908, 392911
OH00009. |. . |U.S. TREASURY NOTES 5.75 8-15-03 . | THE PROVIDENT BANK,OH RSD BY INS CODE, SECTIONS 3929.01, 3929.07.... | .... .1,685,000 ..1,697,775
OHO00T0. [ ettt | ettt ettt ettt etttk et et £ et Eeh e b2 h e E sk skt nben et 39209.08, 392011ttt
OHG0999. DM, 1.ttt sttt ettt e ettt etk es et oot ek st eh ot eE£EeEASE LA £EeEfSEeEE£EeeE SR oA £EeEESE oA £EoeEeEoeE oL EEeEASE oLt £EeEASEeeE oA eeELEeeEeEee  feEeefeieefeiiefeiieseiieseiiesesiesesieieiieieiieiiieiieieiieieiieseiieieiiesiiieiiiiiiiiieiisieiisiesisiesiciesisiesissesies| siiriesiiisiisisisicsisisississ 4,220,000 [ .o 4,251,032 [ oo 4,345,733
Z799999. Total - All Special Deposits Held for Benefit of all Policyholders, Claimants, & Creditors 0f the COMPANY. ........ii. oottt ettt ettt s st et ettt eb et eaese e e s s s esesesesesssesssnnenenesans | obebessssssesssssasesesesesesanans 4,220,000 | .. ..4,251,032 ....4,345,733
9999999. 16,700,000 [ ..o 17,084,291 17,752,192

(@) Tncludes§..........
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3

SCHEDULE E - PART 2 - SPECIAL DEPOSITS

5 6 7
Line Par or Book Statement Fair
Number Type Description of Deposit Where Deposited and Purpose of Deposit Value Value (a) Value




	1 - Jurat Page
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 2
	E01, E02, E03, E04, E05, E06, E07 - Sch. A-Pt. 3
	E01, E02, E03, E04, E05, E06, E07 - Sch. B-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. B-Pt. 2
	E01, E02, E03, E04, E05, E06, E07 - Sch. BA-Pt. 1
	E01, E02, E03, E04, E05, E06, E07 - Sch. BA-Pt. 2
	E08 - Sch. D-Pt. 1
	E09 - Sch. D-Pt. 2-Sn. 1
	E10 - Sch. D-Pt. 2-Sn. 2
	E11 - Sch. D-Pt. 3
	E12 - Sch. D-Pt. 4
	E13 - Sch. D-Pt. 5
	E14 - Sch. D-Pt. 6-Sn. 1
	E14 - Sch. D-Pt. 6-Sn. 2
	E15 - Sch. DA-Pt. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. A-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. B-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. C-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 1
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 2
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. D-Sn. 3
	E16, E17, E18, E19, E20, E21, E22 - Sch. DB-Pt. E-Sn. 1
	E23 - Sch. DM
	E24 - Sch. E-Pt. 1
	E25 - Sch. E-Pt. 2
	E25.1 - Sch. E-Pt. 2
	E25.2 - Sch. E-Pt. 2

